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Majorized Bregman Alternating Direction Method of Multipliers for

Solving Nonconvex Two Block Optimization Problems

CHEN Jianhua, PENG Jianwen, LUO Honglin
(School of Mathematical Sciences, Chongqing Normal University, Chongqging 401331, China)

Abstract: For a class of two block nonconvex optimization problems, a majorized alternating direction method of multipliers with
Bregman distance is proposed. In order to make the subproblem of the problem easier to solve, maximizing the smooth term in the
objective function with linear processing and a Bergman distance is added to the x-subproblem and the y-subproblem at the same
time. Under appropriate assumptions, the global convergence of the algorithm is established. Secondly. when the benefit function
satisfies the KL property, the strong convergence of the algorithm is established. Numerical experiments are carried out on the
algorithm, and the results show that the algorithm is an effective method.

Keywords: alternating direction method of multipliers; Bregman distance; nonconvex optimization problem; KL property;
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